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Penelitian ini bertujuan untuk menguji pengaruh debt to equity, price earning 
ratio, return on equity, earning per share dan growth terhadap return saham. 
Populasi yang digunakan adalah perusahaan foodand beverage  yang terdaftar di 
Bursa Efek Indonesiaperiode 2014-2017. Sampel dalam penelitian ini 
menggunakan teknik purposive sampling berjumlah 34 perusahaan. Jenis data 
yang digunakan adalah data kuantitatif sedangkan sumber datanya adalah data 
sekunder. Metode analisis data yang digunakan adalah analisis regresi linear 
berganda dengan program SPSS 23. Hasil penelitian menunjukan secara parsial 
variabel growth berpengaruh signifikan positif terhadap return saham sedangkan 
debt to equity ratio, price earning ratio, return on equity dan earning per share 
tidak berpengaruh signifikan terhadap return saham. Secara simultan debt to 
equity ratio, price earning ratio, return on equity, earning per share dan growth 
berpengaruh signifikan terhadap return saham. Nilai Adjusted R-square sebesar 
0,121 menunjukan bahwa sebesar 12,1% return saham dapat dijelaskan oleh debt 
to equity ratio, price earning ratio, return on equity, earning per share dan 
growth sedangkan sisanya sebesar 87,9% return saham dapat dijelaskan oleh 
variabel lain. 






This study aims to examine the effect of debt to equity, price earnings ratio, return 
on equity, earnings per share and growth on stock returns. The population used is 
a food and beverage company listed on the Indonesia Stock Exchange for the 
period 2014-2017. The sample in this study used a purposive sampling technique 
totaling 34 companies. The type of data used is quantitative data while the data 
source is secondary data. The data analysis method used is multiple linear 
regression analysis with SPSS 23 program. The results showed partially that the 
variable growth had a significant positive effect on stock returns while the debt to 
equity ratio, price earnings ratio and earnings per share did not significantly 
influence stock returns. Simultane ously the debt to equity ratio, price earnings 
ratio, return on equity, earnings per share and growth have a significant effect on 
stock returns. Adjusted R-square value of 0,121 shows that 12,1% of stock returns 
can be explained by debt to equity ratio, price earnings ratio, return on equity, 
earnings per share and growth while the remaining 87,9% of stock returns can 
explained by other variables. 
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